and C w are related by X(t, x) = x(t) for each x in C w . Evaluation formulas for the Wiener integral
where Φ is the standard normal distribution function. In [3], [5], and [6] more general functions f(t) are considered and formulas given for the probabilities of the sets Γ f .
The main purpose of this paper is to derive formulas for Wiener integrals over the sets Γ f . In §2 we state and prove the main results, while in §3 we discuss some applications and examples. Froo/. First we note that \ sup sup Now since the Wiener process has independent increments, the above expression equals
Hence the first equality in the theorem follows from the fact that stationarity implies that X(t) -X(ίy-i) is the same process as X (t -tj-λ 
Next we observe that
Next, applying Theorem 1 to the last conditional probability above gives the desired result for this case. The general case follows by the usual arguments in integration theory. 
H a(t)d[x(t)+U a{u)du} e -SZ a(t)dx(t)^ χ
The result now follows by simplifying the last expression. 
Proof (of Corollary 2). The Corollary follows quite readily once the absolute convergence of the series Σo (-ί) n K n (T) is established. Now proceeding formally we see that 
Applications and examples.
A. Application 1. For our first application we obtain a formula for the probability that a Wiener path always stays below the broken line segments /, (t) = a } t + b h t M ^ t ^ t n 1 ^ / ^ n, where fci > 0. Using Theorems 1 and 2 we obtain -ΐ • < » numerically for given a(t), /(ί), and T. By the Corollary, the above integral is equal to _ Γ a Jo and the last probability can be evaluated numerically using the Park-Schuurmann method [6] .
The following table was computed by an IBM/168 with the unit interval divided into 2 9 equal subintervals.
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